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内 容 摘 要 
本文以金融深化和国际证券投资理论为出发点，深入阐述了 QDII 制度的内
涵和意义。由于基金系 QDII 在整个 QDII 系列中的特殊地位，本文围绕基金系
QDII 业务的业绩评价展开研究，对目前我国基金系 QDII 面临的各种问题进行分
析，并试着提出了一些能够有效提高基金系 QDII 业绩的方法和建议。 
论文的核心内容是对我国现有基金系 QDII 的业绩进行实证分析，为如何提
高基金系 QDII 的业绩水平做出了有益的探索。论文的前两章首先对基金系 QDII
的特点和制度优势进行了阐述，并简单概括了基金系 QDII 业绩评价的理论基础
和评价模型。在第三章，通过对我国基金系 QDII 的发展历程和现状进行分析，
梳理了我国 QDII 制度尤其是基金系 QDII 的发展脉络，为后面对基金系 QDII 进
行实证分析奠定了基础。第四章里，通过对比目前市场上的 9 只基金系 QDII 在








































This article begins with the theory of financial deepening and international 
investment and makes a further probe into the intension of QDII. Owing to the special 
function of funding QDII, the article discusses the performance evaluation of funding 
QDII and analyzes the questions which funding QDII faces in our country today and 
attempts to put forward some suggestions on how to improve performance of funding 
QDII. 
Based on the empirical analysis of nine funding QDII performance evaluation the 
main work of this dissertation can be presented as follows: The first two chapters 
present the feature and system advantage of funding QDII and summarize the theory 
foundation and evaluation model for the performance evaluation of funding QDII. 
The third chapter depicts the progress of QDII system especially funding QDII which 
lays a foundation for the following empirical analysis of funding QDII. The fourth 
chapter evaluates the operation status and difficulties of funding QDII by comparing 
the variation of Sharpe index, M2 index, the stock concentration degree, the profession 
concentration degree, investment regions concentration, net worth and market share of 
nine funding QDII which reflected from the fourth quarter of 2008 to the fourth 
quarter of 2009. The last two chapters analyze the dilemma which funding QDII is 
facing from the following aspects: the external environments, funds themselves, 
ordinary investors; and make recommendations on how to make funding QDII cast off 
the predicament from the following aspect: improving foreign exchange market and 
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本文运用综合比较的方法，对我国现有的 10 只基金系 QDII 的业绩，经营情况等
进行了整理和分析，找出了一些影响基金系 QDII 业绩的原因，并提出了一些有
利于提高基金系 QDII 业绩的方法和建议，希望能够在促使我国基金系 QDII 发展
壮大的问题上做出自己的贡献。 
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